A ERR

2022 %8 A 12 H

4R 5T B 7035

X A3

#HHB5: 20011456
Mk A5 F3011902
B A 7 X : 021-61088065

‘:F' éﬁﬁﬂ ﬁ Fogd 446 iEMFT [2013] 21 5

BOCI FUTURES

IABEEE, 5K HESN

1. BHHH

#:£EH 7 AKZEHCPI Rl 8.5%, FHAAF 8. 7%, AT4AH 9. 1%,
£EH 2 FIEMM S F2R 5. 6 AN EIR 3.224%, 10 FH £k
S BFR0.4 /K EIR 2.788%, £ EEH, MUK 7 A #iE

Ak PMI #414 49.8, i1 49.6, #1118 49.6, 6 A#41552.1. FH
7 A CPlI R Lk 2. 7%, Fktark EAY K 0.2 4B %, 41 F A
2020 % 8 A uhkt9# & . WIAFKIELT, 7 AR FIAT AL
FILEHR T4 37%, FLIEH 4. 93 AF 8, RbiEm2 43405
8.7 A4AH LI TE A 80.54%, R TiE 13.89 A 2 %,
AE LA KR E A BRI 0.39 Tk £ 7.28 Fok,

b5: SWMHERT, 7H 31 X)) PEHAELBANLEZF 6947
wh, BEBRRANTE 2239 Hek, EFEIRLLEA MM 2.97%,
FlRL3 K 14. 1%, 7 A BALLBIEIT Z A6 R 8171.3 ok, £ EF
T 87% ME8 A, & ELMEIZAT X 4140.5 7ok,
H AR ZIER T RAAL 4447.5 vk, 2EUMBTIEA A
93.1%, 7 A B A4 KRILFIIRILIZK 0. 2%F 66. 64%, EXELH B
AR M B S 4%29F 8832 1L t, B SFRAT AT L— AT X
IA42, B ELFT ML, BTEZERBDEZTA L0
W&, ER1.3FLA, HHLTHZLZFARL2 6 FILA,
BARseih kg 68.7 Fok, B EREWELERMO0.9 7k,
fobe B AR LB XA 0.79 ek E 12,43 F ok,

2. AT AT HE

YEEAE=ZFEHERT, ANERTE, MERESHEHN,

3. #AEREN

BBEEIESIHAL, REEBRAL,

4. R&RT

R REE, HNEAK. KRB

AR RNKEFLEJGAIAE, FIARE PRI TERAEZ AT, R T RAL T PRI M4 (www. boc i fco. com)

#o



@ P4

HKIERIZ: 4R
Bix1: AALETLEMAKMIED T .

ZH— EZH= 2= EHv EZHA E < EHH
1 2 3 4 5 6 7
£ ISM #]i% 45 £ B A H ST 845
£ BRI LAD
FCPMI v 341 3% b P EMAIRS
/R
54 PMI W PMI
8 9 10 1 12 13 14
£E CPI FH CPI CFTC # 4 6
LME # 4> £E 7 A PPl
PPI AdER
15 16 17 18 19 20 21
LME H € £ EAH
£ 6 A CPI £ 6 A PPI CFTC # 4
EFT
22 23 24 25 26 27 28
LME # 6> £H % B % =% % GDP
8 /1 LPR £ BB E CFTC # 4
EANE 14 B4R
29 30 31
LME # 4> ES
o [ #3& Q. PMI
6 H#EHE
TR ER: Wind, PL4RIAR
Bx2: LANKER
% 44 L& 2y J sk 3k 2% BABREZE (F) AREEER #u6%¥ (F) BEELR
FRMA 63350 2640 4,349 84110 -6635 4820 -29890
PRE— 62930 2620 4,344 697744 16603 162236 -1947
Lol PRk — 62620 2600 4,332 253723 51300 104410 8355
PAE= 62340 2620 4,387 64955 13192 49648 8180
PRED 62200 2650 4. 450 28616 4454 43336 3319
£ Bp #8 6.7448 -0.0164 -0.243
A
#=
R $
/A 8173 302.5 3.843
58 2521 104.5 4,312
LME ( £ 3686.5 198 5.676
£/ 44 23659 1443 6. 495
b)) % 25385 930 3.803
TR ER: Wind, PR




@ 48 1%
Bk 3: FAMEAKLER (/%)

A& 4: PRAAKAK (/)

63,200 4 600 o 64,000
63,000 500 o L 62,000
62,800 o 400 -
4 60,000
62,600 4 300 4
2400 4 58,000
62400 200 o !
2200 - [ =
62,200 100 4 56,000
62,0007 : : , , 0 - 54,000
PARIE A AR — PR PR 20220725 2022-07-28  2022.08-02  2022-08-05  2022-08-10
@ LME#IL5 5+ 7K — LME4S IL5¢
B A I N X
WAL R Mysteel, F4RIAK
v - e v -
B % 5: LME RN L4 (E/) B 6: LME RART AR (EA/oL)
8,200 — 20 8,400
8,000 4 10 8,100
7,800 0 7,800
7600 o 7,500
7,400 ~ 7,200
20
7,200 6,900
7078.25 1 -30
AN MAEIAH BISAA 2022.07-15  2022:07-21  2022-0727  202208-02  2022-08-08

L B A — L AR EH

@ LME4R I FHK— LME4 I 1

TH R Mysteel, PRI

AR 7: YEMHERASE (b/A)

B%8: BAMRAEE (»e/A)

100

80

60 4

40 4

20+

01 02 03 04 05 06 07 08 09 10

2020 © 2021 @ 2022

80+

60

40 A

20 -

0
2020-12-31

202‘1 -04-30 202‘1 -08-31 202‘1 -12-31 2 I I
AT LR S E {}‘rf: e
— AAAT A FEed PR O(H)

FH XK Mysteel, PRI



@ 48 1%
B%k9: PEHBEMAITEAE (/A)

B&10: +EHAFLLFIE (%)

30 ~
60 4
40
20
04 . 7

01 02 03 04 05 06 07 08 09

2020 © 2021 @ 2022

80 4
70 4
60 4
50 o
40
304
20 -
104

05 06 07 08 09

2020 2021— 2022

10

TH XK Mysteel, PRI

Bx 11: PEEARFEE (»b/A)

B 12: FERAKFLLFLIE (%)

01 02 03 04 05 06 07 08 09

2020 © 2021 @ 2022

80+

60 5

40 A

20

05 06 07 08 09

2020 2021— 2022

10

TH R Mysteel, PRI

Bk 13: TEHAEEE (b/A)

B&14: TERETLLFIE (%)

2020 © 2021 @ 2022

100

80

60 4

40 4

20+

05 06 07 08 09

2020 2021— 2022

10

FH XK Mysteel, PRI



@ 48 1%
Bk 15: #obks mIe (ob) BA16: AT RO ESE (Fob)

100 4 120
30 4 100
p— e 80
60 4
60
40 4
40
20+ 20
0 T T T T T 1 0
2020-08-14 202101-08 2021-05-28 2021-10-15 2022-03-04 2022-07-22 2021-06-25 2021-09-17 2021-12-10 2022-03-04 2022-05-27
WA FEASHE D AR (TC) — FEAF AN TR ® i

TH XK Mysteel, PRI

Bk 17: FREAZMEMCE (o) B % 18: LME & A Az MAHE (vb)

350,000 210000 350,000 250,000

300,000 180,000 300,000
250,000

200,000

200,000
150,000 250,000

120,000 200,000 150,000

150,000 90,000 150,000 100,000

100,000 gooo0 100000
50,000 50,000 50,000
0 2 0 6.778.2
2021-01-25  2021:05-17 20210825  2021-12-13  2022:03-30  2022-07-15 20210512 2021-0803  2021-11-02 20220124 20220425 2022-07-20
® PR (LR ER4)
— AEM A (LA E R 4) ® %94 (LME+comex) — LMEEAH4¥%

TH R Mysteel, PRI

B&19: FPREAFEAKLE (vb, F) A% 20: PREAFTH (v)

30,000 150000 400,000
25,000
! 120,000
’ 300,000
20,000
90,000
15,000 200,000
60,000
10,000
o 30000 100,000 -
0 O 0 T T T T T T T T T T T 1
20220526 202206-13 20220628 2022:07-13  2022.07-28 20220812 o1 02 03 04 05 06 07 08 09 10 11 12

2018 2019 2020 2021— 2022 T 3
@ EEN: M- BT 3

FH XK Mysteel, PRI



@ P44

A& 21: CFTCHA4 5 #e (F) & 22: Fak-FHA1E (/%)

20200029 1,000
2020-11-24 500 [.,;._\L
20210119 J'r\."l_
202140316 0
20210511 T T T T T l|
202140706 -500
20210831
2021-10:26 -1,000
20211221 -
2220215 -1,500
20220412 2,000
2022.06.07 <
20220802 . ; . . . 2,500
-40,000 20,000 0 20,000 40,000 60,000 80,000 100,000 2020-09-15 20210125 2021-06-08  2021-10-19  2022-02-25  2022-07-06

@ CFTCH £ #% 6 — ARE T A A

KR XK Mysteel, PRI

Bk 23: FR#Eo BT (/)

2,000

-2,000 4

4,000 4

-6,000 4

-8,000
2021-09-03  2021-10-08  2021-11-03  2021-11-29  2021-12-23  2022-01-19  2022-02-21  2022-03-17 ~ 2022-04-12  2022-05-10  2022-06-06  2022-06-30  2022-07-26

@At AT (£4)

FH KB Mysteel, F4RA8%



@ P44
KAESRIZ: 45
B&1: Friiah (T/+d)

Bk 2: PRERAKAK (L/+)

19,100 0 18,900
19,000 18,600
18,900 -100 18,300
18,800 18,000
200
18,700 17700
18,600 00 17400
18,500 17,100
18400 . . . . . 400 16,840
FARILA FhaiE— FARES FAEE PARiEey 2022-07-25  2022-07-28  2022-08-02  2022-08-05  2022-08-10
— ® LME4 3L 1% JF k— LMEAS 3L 5%
FH KB Mysteel, P4RAG
B % 3: LME &4 254y (£ T/5) B% 4: LME S8R A K (£A/%)
2,600 20 2,600
2,550 — 15 )
2,500 10 2,500
2450 5 2400
2,400 0
2350 5 2,300
-10
z,atjo :: 2200
2250 . . 20 212615
A I IR HRI5AA 2022.07-15 20220721 20220727 20220802 2022-08-08
% M — 2L M
ER RS es) B A& #) @ LME 5% #F K — LMEAS 5.5 fr
KR KR Mysteel, PRI
B&5 vEHEMEE (%/A) Bk 6: BARMLLETE (/A)
400 800
350 700
300 600
250 500 -
200 400 -
150 300
100 200 +
% 100 -
0 0-
1 2 3 4 5 6 7 8 9 10 11 12 T

2020 2021 W 2022

1 2 3 4 5 6 7 8 9
2020 2021 W 2022

10

1

12

FH KB Mysteel, P4RAT



@ 48 1%
Bi7: vEHEAMEE (/) B%8: PH4LAMLLFIERE (H)

60
50
40
30
20
10
0 T T T T 1

T
01 02 03 04 05 06 07 08 09 10 1 12 01 02 03 04 05 06 07 08 09 10 11 12

=

i

ERESRES

2020 2021— 2022
2020 © 2021 @ 2022

KRB WIND, 4%

Bk9: PEERF*E (wb/A) A% 10: YEERFLLFIE (A)

80+ 80~
60 60 4 ~~
40 4 40 4
20 4 20 4
0 T T T T T 1 0 T T T T T T T T T T T 1
01 02 03 04 05 06 07 08 09 10 11 12 01 02 03 04 05 06 07 08 09 10 11 12

2020 2021— 2022
2020 & 2021 @ 2022

TH KR Mysteel, PRI

B 11: vEHERXE (R/A) B%12: vEESELLFIE ()

150 4 7 4

120 o
54 \/_—-—-"F_—-
90 - 4
60 o 3
5
304
14
“_ T T T T 1 0 T T T T T T T T T T T 1

T
01 02 03 04 05 06 07 08 09 10 11 12 01 02 03 04 05 06 07 08 09 10 11 12

2020 2021— 2022
2020 & 2021 @ 2022

TR KR Mysteel, PRI



@ P44

B 13: FREAMREE (v)

B % 14: LME feipéait & BB (ob)

400,000 250,000

2000

300,000 200,000
150,000
200,000
100,000

00
100,00¢ 50,000

2,126.1:

2021-10-27  2022-01-20  2022-04-25

0
2021-04-27  2021-07-26

® EAat B B BNt

100,000
800,000
500,000
200,000
900,000
600,000
300,000

0

2021-04-27 2021-07-26 2021-10-27 20220120 2022-04-25  2022-07-22
® LME4S: EMA: &4 A0 BB A LME4A
— B ML R A

AR

B % 15:

Mysteel, " 4R3A 5%

Fhi#ta 5 (/)

1,000 4

0

-1,000 4

-2,000 4

3,000

-4,000 4

5,000 -

-6,000 4

2021-09-03  2021-10-08  2021-11-03  2021-11-29  2021-12-23  2022-01-19

2022-02-21

2022-03-17 2022-05-100 2022-06-30 2022-07-26

2022-04-12

2022-06-06

®FREVCET

AR

B % 16:

Mysteel, " 4R3A 5%

b HRFHANE (/)

6,000 4

-4,000 -

2021-08-21  2021-09-18  2021-10-16  2021-11-13  2021-12-11  2022-01-08

2022-02-12

4,000 o
2,000 I | | | |

04 I— - T I 'I1 L
-2,000 4

2022-03-12 20220409 20220507  2022-06-04  2022-07-02  2022-07-30

W ek 45 ) E @ B & ek 4s ) iE

TR KR Mysteel, PRI



@ P44

.9 7 #

REPT G| AZ A IBH R R T AFTA, 247 H KBEAR
Fag| A HH AR IE R B G N E, A2 IX B4 B 00 A R TR
P BAEATRAE, T RIEZAE & R BT R 37, S RRIE& M
HOOEMERTRARAEETE R, BEMELT, K THAR
2 b BYALAT P S A AEAT $E R AR AT X e AR, JBLARE, It
LERA

RARERAR T KB A, ARRR ) FAL BRI, AT
NATFF RARE BATAEATH K69 L4, KA XA, 2 F 3R
RIRFRA B @AET T A, FIAN, BiEmsLd <P e
T o AT . ANATRIF AR BEAT A R & 09 35 o f5 2

8 TR FAl 5 AR PTET R R — R TR 4R MR
AE AT FRERE % BRI TR LA, LA A
R AFE, AREFBRGU I RRE P RIAT, AT LB 3R
BENEG L, REAEREGNER L EHAZE T RAIEHA B
JBAEATHA 6 4F A R A2tk AR RA A, & RAAENA
Weth B 9 ATIT T R AR B ARE BN BRI, TR R

FARHEA R AT A o R — A,

AR E PRI B A PR STAE A 3]

¥ E E&H A
42, K id 1589 5

k£ EFR4aKE 901 T
Bk 4% 200122

%, 3% : 61088088

£ A : 61088066
EARF & . 400 8208899

A8 K K ERAUA :

P 4% B PR IR R B A TR 8]

T E EEE AR
AP & 200 5
AR KR 39 4%

¥R 4% 200120

W35 (8621) 6860 4866
f£ A . (8621) 5888 3554

¥ 4R B FRIE R A PR 8]
FE A%

EE 15

T AR KB 20 A&

W35 (852) 2867 6333
£ A : (852) 2147 9513



